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Statement to Certificateholders

Distribution in Dollars - Current Period

Aames 2001-3
Mortgage Pass-Through Certificates

REMIC |

Series 2001-3

Certificate Payment Report for November 26, 2001 Distribution

Prior Current

Class Original Principal Total Realized Deferred Principal

Class Type Face Value Balance Interest Principal Distribution Losses Interest Balance
@) @ E) =@+ B ©® (=W-3)-(9+6)

P 100.00 100.00 15,476.53 - 15,476.53 - - 100.00
1A 10,051,536.00 10,051,536.00 78,673.38 - 78,673.38 - - 10,051,536.00
1B 1,401,437.00 1,401,437.00 10,969.05 - 10,969.05 - - 1,401,437.00
IC 1,595,826.00 1,595,826.00 12,490.53 - 12,490.53 - - 1,595,826.00
ID 1,817,069.00 1,817,069.00 14,222.20 - 14,222.20 - - 1,817,069.00
IE 2,068,868.00 2,068,868.00 16,193.03 - 16,193.03 - - 2,068,868.00
IF 2,355,430.00 2,355,430.00 18,435.95 - 18,435.95 - - 2,355,430.00
IG 2,681,540.00 2,681,540.00 20,988.42 - 20,988.42 - - 2,681,540.00
IH 3,052,642.00 3,052,642.00 23,893.03 - 23,893.03 - - 3,052,642.00

Il 3,362,700.00 3,362,700.00 26,319.86 - 26,319.86 - - 3,362,700.00
1J 2,865,432.00 2,865,432.00 22,427.74 - 22,427.74 - - 2,865,432.00
IK 2,138,494.00 2,138,494.00 16,737.99 - 16,737.99 - - 2,138,494.00
IL 1,609,026.00 1,609,026.00 12,593.85 - 12,593.85 - - 1,609,026.00
IM 140,008,314.47 139,728,214.15 1,093,652.84 1,059,456.82 2,153,109.66 - - 138,668,757.33

R-1 - - - - - - - -
Tota 175,008,414.47 174,728,314.15 1,383,074.40 1,059,456.82 2,442,531.22 - - 173,668,857.33
Interest Accrual Detail Current Period Factor Information per $1,000 of Original Face
Orig. Principal Prior Current
Period Period (with Notional) Principal Total Principal
Class Starting Ending Method Cusip Balance Balance Interest Principal Distribution Balance
@ @ E) @=@+O B

P A-30/360 100.00 1,000.000000 154,765.300000 - 154,765.300000 1,000.000000
1A A-30/360 10,051,536.00 1,000.000000 7.827001 - 7.827001 1,000.000000
1B A-30/360 1,401,437.00 1,000.000000 7.827002 - 7.827002 1,000.000000
IC A-30/360 1,595,826.00 1,000.000000 7.827000 - 7.827000 1,000.000000
ID A-30/360 1,817,069.00 1,000.000000 7.827001 - 7.827001 1,000.000000
IE A-30/360 2,068,868.00 1,000.000000 7.827000 - 7.827000 1,000.000000
IF A-30/360 2,355,430.00 1,000.000000 7.827000 - 7.827000 1,000.000000
IG A-30/360 2,681,540.00 1,000.000000 7.827002 - 7.827002 1,000.000000
IH A-30/360 3,052,642.00 1,000.000000 7.827000 - 7.827000 1,000.000000

Il A-30/360 3,362,700.00 1,000.000000 7.827002 - 7.827002 1,000.000000

1J A-30/360 2,865,432.00 1,000.000000 7.827001 - 7.827001 1,000.000000
IK A-30/360 2,138,494.00 1,000.000000 7.826999 - 7.826999 1,000.000000
IL A-30/360 1,609,026.00 1,000.000000 7.827002 - 7.827002 1,000.000000
IM A-30/360 140,008,314.47 997.999402 7.811342 7.567099 15.378441 990.432303

R-1 - - - - - - -
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Statement to Certificateholders

Distribution in Dollars - to Date

Aames 2001-3
Mortgage Pass-Through Certificates

REMIC |

Series 2001-3

Certificate Payment Report for November 26, 2001 Distribution

Current

Original Unscheduled Scheduled Total Total Realized Deferred Principal

Class Face Value Interest Principal Principal Principal Distribution Losses Interest Balance
@ @ € @ [ERER0) [CRENE) @) ® O=W-6)-(D+®)

P 100.00 20,107.10 - - - 20,107.10 - - 100.00
1A 10,051,536.00 157,342.78 - - - 157,342.78 - - 10,051,536.00
1B 1,401,437.00 21,937.54 - - - 21,937.54 - - 1,401,437.00
IC 1,595,826.00 24,980.43 - - - 24,980.43 - - 1,595,826.00
ID 1,817,069.00 28,443.68 - - - 28,443.68 - - 1,817,069.00
IE 2,068,868.00 32,385.24 - - - 32,385.24 - - 2,068,868.00
IF 2,355,430.00 36,870.97 - - - 36,870.97 - - 2,355,430.00
IG 2,681,540.00 41,975.77 - - - 41,975.77 - - 2,681,540.00
IH 3,052,642.00 47,784.85 - - - 47,784.85 - - 3,052,642.00
1l 3,362,700.00 52,638.38 - - - 52,638.38 - - 3,362,700.00
13 2,865,432.00 44,854.34 - - - 44,854.34 - - 2,865,432.00
IK 2,138,494.00 33,475.14 - - - 33,475.14 - - 2,138,494.00
IL 1,609,026.00 25,187.06 - - - 25,187.06 - - 1,609,026.00
IM 140,008,314.47 2,189,442.60 - 1,339,557.14 1,339,557.14 3,528,999.74 - - 138,668,757.33

R-1 - - - - - - - - -
Total 175,008,414.47 2,757,425.88 - 1,339,557.14 1,339,557.14 4,096,983.02 - - 173,668,857.33
Interest Detail
Pass- Prior Principal Non- Prior Unscheduled Paid or Current
Through (with Notional) Accrued Supported Unpaid Interest Optimal Deferred Unpaid
Class Rate Balance Interest Interest Sk Interest Adjustments Interest Interest Interest
@) @ €) @ O=1-@+@+4) © (M=61-6)

P 100.00 15,476.53 - - - 15,476.53 15,476.53 -
1A 9.39240% 10,051,536.00 78,673.38 - - - 78,673.38 78,673.38 -
1B 9.39240% 1,401,437.00 10,969.05 - - - 10,969.05 10,969.05 -
IC 9.39240% 1,595,826.00 12,490.53 - - - 12,490.53 12,490.53 -
1D 9.39240% 1,817,069.00 14,222.20 - - - 14,222.20 14,222.20 -
IE 9.39240% 2,068,868.00 16,193.03 - - - 16,193.03 16,193.03 -

IF 9.39240% 2,355,430.00 18,435.95 - - - 18,435.95 18,435.95 -
IG 9.39240% 2,681,540.00 20,988.42 - - - 20,988.42 20,988.42 -
IH 9.39240% 3,052,642.00 23,893.03 - - - 23,893.03 23,893.03 -

Il 9.39240% 3,362,700.00 26,319.86 - - - 26,319.86 26,319.86 -

1J 9.39240% 2,865,432.00 22,427.74 - - - 22,427.74 22,427.74 -
IK 9.39240% 2,138,494.00 16,737.99 - - - 16,737.99 16,737.99 -

IL 9.39240% 1,609,026.00 12,593.85 - - - 12,593.85 12,593.85 -
IM 9.39240% 139,728,214.15 1,093,652.84 - - - 1,093,652.84 1,093,652.84 -

R-1 - - - - - -
Total 174,728,314.15 1,383,074.40 - - - 1,383,074.40 1,383,074.40 -
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E—| Aames 2001:3
Statement o Certiicatehold Mortgage Pass-Through Certificates
atement to Certiricatenolaers REM I C II %rleszool_s

Certificate Payment Report for November 26, 2001 Distribution

Distribution in Dollars - Current Period

Prior Current
Class Original Principal Total Realized Deferred Principal
Class Type Face Value Balance Interest Principal Distribution Losses Interest Balance
@) @ E) =@+ B ©® (=W-3)-(9+6)
11-A-1 1,326,630.00 1,320,419.54 9,012.45 14,148.24 23,160.69 - - 1,306,271.30
11-A-2 160,870.00 160,591.52 1,096.11 142.51 1,238.62 - - 160,449.01
11-M-1 109,375.00 109,375.00 746.53 - 746.53 - - 109,375.00
11-M-2 83,125.00 83,125.00 567.37 - 567.37 - - 83,125.00
11-B 70,000.00 70,000.00 477.78 - 477.78 - - 70,000.00
11-Q 173,258,314.47 172,984,703.09 1,177,001.45 1,048,862.25 2,225,863.70 - 3,696.18 171,939,537.02
1I-A-10 - - 175,000.00 - 175,000.00 - - -
R-lI - - - - - - - -
Total 175,008,314.47 174,728,214.15 1,363,901.69 1,063,153.00 2,427,054.69 - 3,696.18 173,668,757.33
Interest Accrual Detail Current Period Factor Information per $1,000 of Original Face
Orig. Principal Prior Current
Period Period (with Notional) Principal Total Principal
Class Starting Ending Method Cusip Balance Balance Interest Principal Distribution Balance
@ @ E) @=@+O B
11-A-1 A-30/360 1,326,630.00 995.318619 6.793492 10.664797 17.458289 984.653822
11-A-2 A-30/360 160,870.00 998.268913 6.813638 0.885871 7.699509 997.383042
11-M-1 A-30/360 109,375.00 1,000.000000 6.825417 - 6.825417 1,000.000000
11-M-2 A-30/360 83,125.00 1,000.000000 6.825504 - 6.825504 1,000.000000
11-B A-30/360 70,000.00 1,000.000000 6.825429 - 6.825429 1,000.000000
11-Q A-30/360 173,258,314.47 998.420789 6.793333 6.053748 12.847082 992.388374
1I-A-1O0 A-30/360 - - - - - -
R-11 - - - - - - -
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Statement to Certificateholders

Distribution in Dollars - to Date

Aames 2001-3
Mortgage Pass-Through Certificates
REMIC I

Series 2001-3

Certificate Payment Report for November 26, 2001 Distribution

Current
Original Unscheduled Scheduled Total Total Realized Deferred Principal
Class Face Value Interest Principal Principal Principal Distribution Losses Interest Balance
@ @ € @ [ERER0) [CRENE) @) ® O=W-6)-(D+®)
11-A-1 1,326,630.00 18,068.89 7,188.99 13,169.71 20,358.70 38,427.59 - - 1,306,271.30
11-A-2 160,870.00 2,194.31 195.13 225.86 420.99 2,615.30 - - 160,449.01
11-M-1 109,375.00 1,493.20 - - - 1,493.20 - - 109,375.00
11-M-2 83,125.00 1,134.84 - - - 1,134.84 - - 83,125.00
11-B 70,000.00 955.65 - - - 955.65 - - 70,000.00
11-Q 173,258,314.47 2,356,087.80 - 1,326,161.57 1,326,161.57 3,682,249.37 - 7,384.12 171,939,537.02
1I-A-1O0 - 350,000.00 - - - 350,000.00 - - -
R-11 - - - - - - - - -
Tota 175,008,314.47 2,729,934.69 7,384.12 1,339,557.14 1,346,941.26 4,076,875.95 - 7,384.12 173,668,757.33
Interest Detail
Pass- Prior Principal Non- Prior Unscheduled Paid or Current
Through (with Notional) Accrued Supported Unpaid Interest Optimal Deferred Unpaid
Class Rate Balance Interest Interest SF Interest Adjustments Interest Interest Interest
) @ E) @ O=W-+A+4) ©® (M=6-6)
11-A-1 8.19053% 1,320,419.54 9,012.45 - - - 9,012.45 9,012.45 -
11-A-2 8.19053% 160,591.52 1,096.11 - - - 1,096.11 1,096.11 -
11-M-1 8.19053% 109,375.00 746.53 - - - 746.53 746.53 -
11-M-2 8.19053% 83,125.00 567.37 - - - 567.37 567.37 -
11-B 8.19053% 70,000.00 477.78 - - - 477.78 477.78 -
11-Q 8.19053% 172,984,703.09 1,177,001.45 - - - 1,177,001.45 1,180,697.63 -
1I-A-1O0 - 175,000.00 - - - 175,000.00 175,000.00 -
R-11 - - - - - - -
Total 174,728,214.15 1,363,901.69 - - - 1,363,901.69 1,367,597.87 -
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Statement to Certificateholders

Aames 2001-3
Mortgage Pass-Through Certificates

REMIC Il Series2001-3

Certificate Payment Report for November 26, 2001 Distribution

Distribution in Dollars - Current Period

Prior Current
Class Original Principal Total Realized Deferred Principal
Class Type Face Value Balance Interest Principal Distribution Losses Interest Balance
@) @ E) =@+ B ©® (=W-3)-(9+6)
A-1 STEP 132,663,000.00 132,041,953.88 598,590.19 1,414,824.51 2,013,414.70 - - 130,627,129.37
A-2 STEP 16,087,000.00 16,059,152.05 76,280.97 14,250.68 90,531.65 - - 16,044,901.37
A-10 10 - - 175,000.00 - 175,000.00 - - -
M-1 MEZ 10,937,500.00 10,937,500.00 58,789.06 - 58,789.06 - - 10,937,500.00
M-2 MEZ 8,312,500.00 8,312,500.00 47,727.60 - 47,727.60 - - 8,312,500.00
B SUB 7,000,000.00 7,000,000.00 41,591.67 - 41,591.67 - - 7,000,000.00
C 8,314.47 377,108.23 - - - - 369,618.39 746,726.62
R - - - - - - -
Total 175,008,314.47 174,728,214.16 997,979.49 1,429,075.19 2,427,054.68 - 369,618.39 173,668,757.36
Interest Accrual Detail Current Period Factor Information per $1,000 of Original Face
Orig. Principal Prior Current
Period Period (with Notional) Principal Total Principal
Class Starting Ending Method Cusip Balance Balance Interest Principal Distribution Balance
@ @ E) @=@+Q B
A-1 F-30/360 00253CGY7 132,663,000.00 995.318618 4512111 10.664801 15.176912 984.653817
A-2 F-30/360 00253CGz4 16,087,000.00 998.268916 4741777 0.885851 5.627628 997.383065
A-10 F-30/360 00253CHA8 35,000,000.00 1,000.000000 5.000000 - 5.000000 1,000.000000
M-1 F-30/360 00253CHB6 10,937,500.00 1,000.000000 5.375000 - 5.375000 1,000.000000
M-2 F-30/360 00253CHC4 8,312,500.00 1,000.000000 5.741666 - 5.741666 1,000.000000
B F-30/360 00253CHD2 7,000,000.00 1,000.000000 5.941667 - 5.941667 1,000.000000
C F-30/360 8,314.47 45,355.654660 - - - 89,810.489424
R - - - - - - -
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Statement to Certificateholders

Distribution in Dollars - to Date

Mortgage Pass-Through Certificates
Series 2001-3

Aames 2001-3

REMIC 11

Certificate Payment Report for November 26, 2001 Distribution

Current
Original Unscheduled Scheduled Total Total Realized Deferred Principal
Class Face Value Interest Principal Principal Principal Distribution Losses Interest Balance
@ @ € @ [ERER0) [CRENE) @) ® O=W-6)-(D+®)
A-1 132,663,000.00 1,199,995.79 718,899.14 1,316,971.49 2,035,870.63 3,235,866.42 - - 130,627,129.37
A-2 16,087,000.00 152,694.22 19,512.98 22,585.65 42,098.63 194,792.85 - - 16,044,901.37
A-10 - 350,000.00 - - - 350,000.00 - - -
M-1 10,937,500.00 117,578.12 (0.00) 0.00 - 117,578.12 - - 10,937,500.00
M-2 8,312,500.00 95,455.20 - - - 95,455.20 - - 8,312,500.00
B 7,000,000.00 83,183.34 - - - 83,183.34 - - 7,000,000.00
C 8,314.47 - - - - - - 738,412.15 746,726.62
R - - - - - - - - -
Total 175,008,314.47 1,998,906.67 738,412.11 1,339,557.14 2,077,969.25 4,076,875.92 - 738,412.15 173,668,757.36
Interest Detail
Pass- Prior Principal Non- Prior Unscheduled Paid or Current
Through (with Notional) Accrued Supported Unpaid Interest Optimal Deferred Unpaid
Class Rate Balance Interest Interest SF Interest Adjustments Interest Interest Interest
) @ E) @ O=W-+@+4) ©® (M=6-6)
A-1 5.44000% 132,041,953.88 598,590.19 - - - 598,590.19 598,590.19 -
A-2 5.70000% 16,059,152.05 76,280.97 - - - 76,280.97 76,280.97 -
A-10 6.00000% 35,000,000.00 175,000.00 - - - 175,000.00 175,000.00 -
M-1 6.45000% 10,937,500.00 58,789.06 - - - 58,789.06 58,789.06 -
M-2 6.89000% 8,312,500.00 47,727.60 - - - 47,727.60 47,727.60 -
B 7.13000% 7,000,000.00 41,591.67 - - - 41,591.67 41,591.67 -
C 377,108.23 369,618.39 - - - 369,618.39 369,618.39 -
R - - - - - - - -
Total 209,728,214.16 1,367,597.88 - - - 1,367,597.88 1,367,597.88 -
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Statement to Certificateholders M or tgage PaSS_T h r Ough Cer t | fl Cates
Series 2001-3
Collection Account Report for November 26, 2001 Distribution

Collection Account Report

SUMMARY GROUP 2 GROUP 1 TOTAL
Principal Collections 10,564.86 1,048,891.96 1,059,456.82
Principal Withdrawals 0.00 0.00 0.00
Principal Other Accounts 0.00 0.00 0.00
TOTAL NET PRINCIPAL 10,564.86 1,048,891.96 1,059,456.82
Interest Collections 137,072.25 1,253,736.54 1,390,808.79
Interest Withdrawals 0.00 0.00 0.00
Interest Other Accounts 0.00 0.00 0.00
Interest Fees (267.71) (7,466.69) (7,734.40)
TOTAL NET INTEREST 136,804.54 1,246,269.85 1,383,074.39
TOTAL AVAILABLE FUNDS TO BONDHOLDERS 147,369.40 2,295,161.81 2,442,531.21

PRINCIPAL - COLLECTIONS GROUP 2 GROUP 1 TOTAL
Scheduled Principal 10,564.86 108,198.58 118,763.44
Curtailments 0.00 0.00 0.00
Prepaymentsin Full 0.00 940,693.38 940,693.38
Repurchases/Substitutions Shortfalls 0.00 0.00 0.00
Liquidations 0.00 0.00 0.00
Insurance Principal 0.00 0.00 0.00
Other Additional Principal 0.00 0.00 0.00
Delinquent Principal 0.00 0.00 0.00
Advanced Principal 0.00 0.00 0.00
Realized Losses 0.00 0.00 0.00
Mortgage Replacement Amount 0.00 0.00 0.00
TOTAL PRINCIPAL COLLECTED 10,564.86 1,048,891.96 1,059,456.82
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Statement to Certificateholders

Aames 2001-3

Mortgage Pass-Through Certificates

Series 2001-3

Collection Account Report for November 26, 2001 Distribution

Collection Account Report

PRINCIPAL - WITHDRAWALS GROUP 2 GROUP 1 TOTAL
SPACE INTENTIONALLY LEFT BLANK
PRINCIPAL - OTHER ACCOUNTS GROUP 2 GROUP 1 TOTAL
Prefunded Release Amount 0.00 0.00 0.00
TOTAL OTHER ACCOUNTS PRINCIPAL 0.00 0.00 0.00
INTEREST - COLLECTIONS GROUP 2 GROUP 1 TOTAL
Scheduled Interest 144,922.60 1,298,922.30 1,443,844.90
Repurchases/Substitutions 0.00 0.00 0.00
Liquidations 0.00 0.00 0.00
Month End Interest (PPIS) 0.00 (2,805.73) (2,805.73)
Delinquent Interest (144,241.15) (1,213,793.72) (1,358,034.87)
Redlized Losses 0.00 0.00 0.00
Compensating Month End Interest 0.00 2,805.73 2,805.73
Other Interest Shortfall (Relief Act) 0.00 0.00 0.00
Interest Advanced 136,390.80 1,153,131.43 1,289,522.23
Prepayment Penalties 0.00 15,476.53 15,476.53
TOTAL INTEREST COLLECTED 137,072.25 1,253,736.54 1,390,808.79
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Statement to Certificateholders M or tgage PaSS_T h r Ough Cer t | fl Cates
Series 2001-3
Collection Account Report for November 26, 2001 Distribution

Collection Account Report

INTEREST - WITHDRAWALS GROUP 2 GROUP 1 TOTAL

SPACE INTENTIONALLY LEFT BLANK

INTEREST - OTHER ACCOUNTS GROUP 2 GROUP 1 TOTAL
Capitialized Interest Requirement 0.00 0.00 0.00
TOTAL OTHER ACCOUNT INTEREST 0.00 0.00 0.00

INTEREST - FEES GROUP 2 GROUP 1 TOTAL
Current Servicing Fees 31.26 4,259.53 4,290.79
Trustee Fee 236.45 1,947.65 2,184.10
PMI Premium 0.00 1,259.51 1,259.51
TOTAL INTEREST OTHER FEES 267.71 7,466.69 7,734.40
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Statement to Certificateholders

Aames 2001-3
Mortgage Pass-Through Certificates
Series 2001-3

Credit Enhancement Report for November 26, 2001 Distribution

Credit Enhancement Report

ACCOUNTS GROUP 2 GROUP 1 TOTAL
SPACE INTENTIONALLY LEFT BLANK

INSURANCE GROUP 2 GROUP 1 TOTAL

PMI Premiums 0.00 1,259.51 1,259.51
STRUCTURAL FEATURES GROUP 2 GROUP 1 TOTAL
Overcollateralization Amount 377,108.22
Overcollateralization Reguirement 4,812,728.65
Excess Interest 369,618.37
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Statement to Certificateholders

Aames 2001-3
Mortgage Pass-Through Certificates
Series 2001-3

Collateral Report for November 26, 2001 Distribution

Collateral Report

COLLATERAL GROUP 2 GROUP 1 TOTAL
Loan Count:
Original 57 1971 2028
Prior 57 1,969 2,026
Prefunding - - -
Scheduled Paid Offs - - -
Full Voluntary Prepayments - 8 8
Repurchases - - -
Liquidations - - -
Current 57 1,961 2,018
Principal Balance:
Original 18,927,869.30 156,080,445.17 175,008,314.47
Prior 18,915,848.51 155,812,365.64 174,728,214.15
Prefunding - - -
Scheduled Principal (10,564.86) (108,198.58) (118,763.44)
Partial and Full Voluntary Prepayments - (940,693.38) (940,693.38)
Repurchases - - -
Liquidations - - -
Current 18,905,283.65 154,763,473.68 173,668,757.33
PREFUNDING GROUP 2 GROUP 1 TOTAL
SPACE INTENTIONALLY LEFT BLANK
—O— Group 1 —_—
—{— Group 2 _—
Current Prin Balance by Groups (in millions of dollars) Total Current Principal Balance (in millions of dollars)
180 200
160 - 180
L 140 - 160
- 120 140
F 120
100
I 100
- 80
I 80
I 60 | 60
- 40 - 40
20 I 20
0 0
Nov-01 Nov-01

Page 12 of 27

© COPYRIGHT 2001 Deutsche Bank




Statement to Certificateholders M or tgage PaSS_T h r Ough Cer t | fl Cates
Series 2001-3
Collateral Report for November 26, 2001 Distribution

Collateral Report

CHARACTERISTICS GROUP 2 GROUP 1 TOTAL
Weighted Average Coupon Original 9.193687% 10.003105% 9.915564%
Weighted Average Coupon Prior 9.193687% 10.003105% 9.915564%
Weighted Average Coupon Current 9.193726% 10.003742% 9.916051%
Weighted Average Months to Maturity Original 354 332 334
Weighted Average Months to Maturity Prior 354 332 334
Weighted Average Months to Maturity Current 353 331 333
Weighted Avg Remaining Amortization Term Original 354 331 334
Weighted Avg Remaining Amortization Term Prior 354 331 334
Weighted Avg Remaining Amortization Term Current 353 330 333
Weighted Average Seasoning Original 2.48 231 2.33
Weighted Average Seasoning Prior 248 231 2.33
Weighted Average Seasoning Current 3.48 331 3.32

Note: Original information refersto deal issue.
—©— Group 1 _—
—{— Group 2 _—
WAC by Groups Total WAC
o_l 10.10% 10.10%
- 9.90% 0Q 9.90%
F 9.70% F 9.70%
r 9.50% r 9.50%
r 9.30% r 9.30%
T-T 9.10% 9.10%
Nov-01 Nov-01
WARAT by Groups Total WARAT
- 350 - 350
| 345 - 345
| 340 - 340
F 335 r 335
<\:> 330 O\T 330
Nov-01 Nov-01
Note: Dates correspond to distribution dates.
© COPYRIGHT 2001 Deutsche Bank
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Statement to Certificateholders

Aames 2001-3
Mortgage Pass-Through Certificates
Series 2001-3

Collateral Report for November 26, 2001 Distribution

Collateral Report

ARM CHARACTERISTICS GROUP 2 GROUP 1 TOTAL
Weighted Average Margin Original 0.182% 0.146%

Weighted Average Margin Prior 0.182% 0.146%
Weighted Average Margin Current 0.182% 0.146%
Weighted Average Max Rate Original 0.429% 0.369%
Weighted Average Max Rate Prior 0.429% 0.369%
Weighted Average Max Rate Current 0.429% 0.370%
Weighted Average Min Rate Original 0.271% 0.239%
Weighted Average Min Rate Prior 0.271% 0.239%
Weighted Average Min Rate Current 0.271% 0.240%
Weighted Average Cap Up Origina 0.079% 0.066%
Weighted Average Cap Up Prior 0.079% 0.066%
Weighted Average Cap Up Current 0.026% 0.022%
Weighted Average Cap Down Original 0.026% 0.022%
Weighted Average Cap Down Prior 0.026% 0.022%
Weighted Average Cap Down Current 0.026% 0.022%

Note: Original information refersto deal issue.

SERVICING FEES/ ADVANCES GROUP 2 GROUP 1 TOTAL
Current Servicing Fees 31.26 4,259.53 4,290.79
Delinquent Servicing Fees 7,850.34 60,662.29 68,512.63
Trustee Fees 236.45 1,947.65 2,184.10
TOTAL SERVICING FEES 8,118.05 66,869.47 74,987.52
Total Servicing Fees 8,118.05 66,869.47 74,987.52
Compensating Month End Interest 0.00 2,805.73 2,805.73
Delinquent Servicing Fees (7,850.34) (60,662.29) (68,512.63)
COLLECTED SERVICING FEES 267.71 9,012.91 9,280.62
Prepayment Interest Shortfall 0.00 2,805.73 2,805.73
Total Advanced Interest 136,390.80 1,153,131.43 1,289,522.23

ADDITIONAL COLLATERAL INFORMATION GROUP 2 GROUP 1 TOTAL
Net Rate 8.678766% 9.479482% 9.392318%
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Statement to Certificateholders

Aames 2001-3
Mortgage Pass-Through Certificates
Series 2001-3

Delinquency Report for November 26, 2001 Distribution

Delinquency Report - Total

CURRENT 1 PAYMENT 2 PAYMTS 3+ PAYMTS TOTAL
DELINQUENT 923,539.48 23,800.00 - 947,339.48
% Balance 0.53% 0.01% 0.00% 0.55%
14 1 - 15
% # Loans 0.69% 0.05% 0.00% 0.74%
FORECLOSURE - 67,963.01 - - 67,963.01
% Balance 0.00% 0.04% 0.00% 0.00% 0.04%
- 1 - - 1
% # Loans 0.00% 0.05% 0.00% 0.00% 0.05%
BANKRUPTCY - - - - -
% Balance 0.00% 0.00% 0.00% 0.00% 0.00%
% # Loans 0.00% 0.00% 0.00% 0.00% 0.00%
REO - - - - -
% Balance 0.00% 0.00% 0.00% 0.00% 0.00%
% # Loans 0.00% 0.00% 0.00% 0.00% 0.00%
TOTAL - 991,502.49 23,800.00 - 1,015,302.49
% Balance 0.00% 0.57% 0.01% 0.00% 0.58%
- 15 1 - 16
% # Loans 0.00% 0.74% 0.05% 0.00% 0.79%
Note: Current = 0-30days, 1 Payment =31-60days, 2 Payments = 61-90days, 3+ Payments = 91+
-_ 6 Months Moving Average
1 or 2 Payments Delinquent 3 or More Payments Delinquent
0.6% 100%
M r 90%
0% - 80%
L 0.4% r 70%
r 60%
r 0.3% r 50%
r 40%
r0.2% L 30%
L 0.1% r 20%
r 10%
=l 0.0% 0%
Nov-01 Nov-01
Total Foreclosure Total Bankruptcy and REO
0.05% 100%
1 0.04% OBankruptcy B REO L 90%
L 0.04% r 80%
- 0.03% 0%
r 60%
r 0.03%
r 50%
- 0.02% L a0%
- 0.02% | 20%
r 0.01% L 20%
r 0.01% r 10%
0.00% 0%
Nov-01 Nov-01
Note: Dates correspond to distribution dates.
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Statement to Certificateholders

Aames 2001-3

Mortgage Pass-Through Certificates

Series 2001-3

Delinquency Report for November 26, 2001 Distribution

Delinquency Report - Group 1 Group

CURRENT 1 PAYMENT 2 PAYMTS 3+ PAYMTS TOTAL
DELINQUENT 923,539.48 23,800.00 - 947,339.48
% Balance 0.60% 0.02% 0.00% 0.61%
14 1 - 15
% # Loans 0.71% 0.05% 0.00% 0.76%
FORECLOSURE - 67,963.01 - - 67,963.01
% Balance 0.00% 0.04% 0.00% 0.00% 0.04%
- 1 - - 1
% # Loans 0.00% 0.05% 0.00% 0.00% 0.05%
BANKRUPTCY - - - - -
% Balance 0.00% 0.00% 0.00% 0.00% 0.00%
% # Loans 0.00% 0.00% 0.00% 0.00% 0.00%
REO - - - - -
% Balance 0.00% 0.00% 0.00% 0.00% 0.00%
% # Loans 0.00% 0.00% 0.00% 0.00% 0.00%
TOTAL - 991,502.49 23,800.00 - 1,015,302.49
% Balance 0.00% 0.64% 0.02% 0.00% 0.66%
- 15 1 - 16
% # Loans 0.00% 0.76% 0.05% 0.00% 0.82%
Note: Current = 0-30days, 1 Payment =31-60days, 2 Payments = 61-90days, 3+ Payments = 91+
= 6 Months Moving Average

1 or 2 Payments Delinquent

0.7%

[T 0.6%

r 0.5%

r 0.4%

r 0.3%

r 0.2%

r 0.1%

=L 0.0%

Total Foreclosure

Nov-01

0.05%

- 0.05%
r 0.04%
r 0.04%
r 0.03%
r 0.03%
r 0.02%
r 0.02%
r 0.01%
r 0.01%

Note: Dates correspond to distribution dates.

0.00%
Nov-01
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3 or More Payments Delinquent

100%
r 90%
r 80%
r 70%
r 60%
r 50%
r 40%
r 30%
r 20%
r 10%

0%
Nov-01

Total Bankruptcy and REO

100%

OBankruptcy EREO
r 90%

r 80%
r 70%
r 60%
r 50%
r 40%
r 30%
r 20%
r 10%
0%

Nov-01
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Statement to Certificateholders

Aames 2001-3

Series 2001-3
Delinquency Report for November 26, 2001 Distribution

Mortgage Pass-Through Certificates

Delinquency Report - Group 2 Group

CURRENT 1 PAYMENT 2 PAYMTS 3+ PAYMTS TOTAL
DELINQUENT Balance - - - -
% Balance 0.00% 0.00% 0.00% 0.00%
# Loans - - - -
% # Loans 0.00% 0.00% 0.00% 0.00%
FORECLOSURE Balance - - - - -
% Balance 0.00% 0.00% 0.00% 0.00% 0.00%
# Loans - - - - -
% # Loans 0.00% 0.00% 0.00% 0.00% 0.00%
BANKRUPTCY Balance - - - - -
% Balance 0.00% 0.00% 0.00% 0.00% 0.00%
# Loans - - - - -
% # Loans 0.00% 0.00% 0.00% 0.00% 0.00%
REO Balance - - - - -
% Balance 0.00% 0.00% 0.00% 0.00% 0.00%
# Loans - - - - -
% # Loans 0.00% 0.00% 0.00% 0.00% 0.00%
TOTAL Balance - - - - -
% Balance 0.00% 0.00% 0.00% 0.00% 0.00%
# Loans - - - - -
% # Loans 0.00% 0.00% 0.00% 0.00% 0.00%
Note: Current = 0-30days, 1 Payment =31-60days, 2 Payments = 61-90days, 3+ Payments = 91+
=— 6 Months Moving Average
1 or 2 Payments Delinquent 3 or More Payments Delinquent
100% 100%
r 90% r 90%
r 80% r 80%
r 70% r 70%
r 60% r 60%
r 50% r 50%
r 40% r 40%
r 30% r 30%
r 20% r 20%
r 10% r 10%
0% 0%
Nov-01 Nov-01
Total Foreclosure Total Bankruptcy and REO
100% r 100%
OBankruptcy EREO
- 90% - 90%
- 80% - 80%
L 70% L 70%
F 60% F 60%
r 50% + 50%
- 40% t 40%
F 30% F 30%
r 20% L 20%
r 10% L 10%
0% 0%
Nov-01 Nov-01

Note: Dates correspond to distribution dates.
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Statement to Certificateholders M or tgage PaSS_T h r Ough Cer t I fl Cates
" Series 2001-3

REO Report for November 26, 2001 Distribution

REO Report - Mortgage L oansthat Become REO During Current Distribution

SUMMARY LOAN GROUP

Total Loan Count = 0 Loan Group 1 = Group 1 Group; REO Book Vaue = 000.00

Total Origina Principal Balance = 000.00 Loan Group2 = Group 2 Group; REO Book Vaue = 000.00
Total Current Balance= 000.00

REO Book Value= 000.00

REO Book Value reported corresponds to total REO loans, including loans that become REO during current distribution.

Loan Number Origina Stated Current State &
& Principal Principal Paid to Note LTV a Original Origination
Loan Group Balance Balance Date Rate Origination Term Date

SPACE INTENTIONALLY LEFT BLANK
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Statement to Certificateholders M or tgage PaSS_T h r Ough Cer t | fl Cates
Series 2001-3
Prepayment Report for November 26, 2001 Distribution

Prepayment Report - Voluntary Prepayments

VOLUNTARY PREPAYMENTS GROUP 2 GROUP 1 TOTAL
Current
Number of Paid in Full Loans - 8 8
Number of Repurchased L oans - - -
Total Number of Loans Prepaid in Full - 8 8
Paid in Full Balance - 940,693.38 940,693.38
Repurchased Loans Balance - - -
Curtailments Amount - - -
Total Prepayment Amount - 940,693.38 940,693.38
Cumulative
Number of Paid in Full Loans - 10 10
Number of Repurchased L oans - - -
Total Number of Loans Prepaid in Full - 10 10
Paid in Full Balance - 1,112,996.68 1,112,996.68
Repurchased Loans Balance - - -
Curtailments Amount - - -
Total Prepayment Amount - 1,112,996.68 1,112,996.68

SPACE INTENTIONALLY LEFT BLANK

Total Prepaymentsby Groups (in thousands of dollars) Total Prepayments (in thousands of dollars)

1,000
- 900
I 800
I 700
I 600
I 500
I 400
I 300
I 200
I 100

0
Nov-01 Nov-01
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Statement to Certificateholders M or tgage PaSS_T h r Ough Cer t | fl CateS
Series 2001-3
Prepayment Report for November 26, 2001 Distribution

Prepayment Report - Voluntary Prepayments

VOLUNTARY PREPAYMENT RATES GROUP 2 GROUP 1 TOTAL
SMM 0.00% 0.60% 0.54%
3 Months Avg SMM
12 Months Avg SMM
Avg SMM Since Cut-off 0.00% 0.36% 0.32%
CPR 0.00% 7.01% 6.28%
3 Months Avg CPR
12 Months Avg CPR
Avg CPR Since Cut-off 0.00% 4.21% 3.76%
PSA 0.00% 1060.81% 943.99%

3 Months Avg PSA Approximation
12 Months Avg PSA Approximation

Avg PSA Since Cut-off Approximation 0.00% 749.45% 665.28%
—O— Group1 —_—
—O0— Group 2 _—
CPR by Groups Total CPR
8.0% 7.0%
[ 0,
6.0% + 5.0%
I 5.0%
+ 4.0%
- 4.0%
+ 3.0%
+ 3.0%
L > om% + 2.0%
- 1.0% - 1.0%
0.0% + 0.0%
Nov-01 Nov-01
PSA by Groups Total PSA
1200% 1000%
[ 900%
- 0,
1000% | 800%
- 800% [ 700%
I 600%
+ 600% I 500%
I 400%
L 0,
400% | 300%
- 200% - 200%
+ 100%
0% - 0%
Nov-01 Nov-01
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Statement to Certificateholders M or tgage PaSS_T h r Ough Cer t | fl Cates
Series 2001-3
Prepayment Report for November 26, 2001 Distribution

Prepayment Report - Voluntary Prepayments

—O— Group1 —_—
—O0— Group 2 e

CPR Avg since Cut-Off by Groups Total CPR Avg since Cut-Off

PSA Avg since Cut-Off by Groups Total PSA Avg since Cut-Off
800% 700%
- 700% L 600%
r 600% | 500%
+ 500%
+ 400%
+ 400%
+ 300%
r 300%
L 0,
L 200% 200%
r 100% + 100%
0% F 0%
Nov-01 Nov-01

PREPAYMENT CALCULATION METHODOLOGY

Single Monthly Mortaity (SMM):  (Voluntary partial and full prepayments + Repurchases)/(Beg Principal Balance - Sched Principal)

Conditional Prepayment Rate (CPR):  1-((1-SMM)"12)

PSA Standard Prepayment Model:  CPR/(0.02* min(30,WAYS))

Average SMM over period between nth month and mth month (AvgSMMn,m):  [(1-SMMn) * (1-SMMn+1) *....... * (1-SMMm)]*(/months in period n,m)
Average CPR over period between the nth month and mth month (AvgCPRn,m):  1-((1-AvgSMMn,m)"12)

Average PSA Approximation over period between the nth month and mth month: ~ AvgCPRn,m/(0.02* Avg WA Sn,m))

Average WASh,m:  (min(30,WASn)+min(30,WASn+1)+....... +min(30,WA Sm)/(number of months in the period n,m)

Weighted Average Seasoning (WAS)

Note: Prepayment rates are calculated since deal issue date and include partial and full voluntary prepayments and repurchases.
Dates correspond to distribution dates.
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Statement to Certificateholders

Aames

2001-3

Mortgage Pass-Through Certificates
Series 2001-3

Prepayment Detail Report for November 26, 2001 Distribution

Prepayment Detail Report - LoansPrepaid in Full During Current Distribution

SUMMARY

Total Loan Count = 8
Total Origina Principal Balance= 941,525.00
Total Prepayment Amount = 940,693.38

LOAN GROUP

LoanGroup1l = Group 1 Group
Loan Group2 = Group 2 Group

Loan Number Origina Current State & Type Prepayment
& Loan Principal Prepayment Prepayment Note LTV a & Origination

Loan Group Status Balance Amount Date Rate Origination Origina Term Date
147028 1 233,750.00 233,591.42 Oct-30-01 11.250% FL - 85.00% Paid Off - 360 Jun-14-01
244368 1 42,000.00 41,992.31 Oct-25-01 13.975% MT - 70.00% Paid Off - 360 Jul-20-01
260150 1 192,000.00 191,766.54 Oct-31-01 8.500% CA - 80.00% Paid Off - 360 Jul-10-01
8377332 1 23,475.00 23,452.49 Oct-25-01 11.875% TX - 75.00% Paid Off - 360 Jun-13-01
8490783 1 184,100.00 183,857.10 Oct-11-01 8.100% VA - 70.00% Paid Off - 360 Jun-22-01
9966854 1 148,700.00 148,533.52 Oct-03-01 8.900% CA - 70.90% Paid Off - 360 Jun-29-01
9968180 1 80,000.00 80,000.00 Oct-16-01 12.750% TX - 28.10% Paid Off - 360 Jul-12-01
9998918 1 37,500.00 37,500.00 Oct-04-01 10.950% IL - 75.00% Paid Off - 360 Aug-28-01
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Statement to Certificateholders M or tgage PaSS_T h r Ough Cer t | fl CateS
Series 2001-3
Realized L oss Report for November 26, 2001 Distribution

Realized L oss Report - Collateral

COLLATERAL REALIZED LOSSES GROUP 2 GROUP 1 TOTAL

Current

Number of Loans Liquidated - - -
Collateral Realized Loss/(Gain) Amount - - -
Net Liquidation Proceeds - - -

Cumulative

Number of Loans Liquidated - - R
Collateral Realized Loss/(Gain) Amount - - -
Net Liquidation Proceeds - - R

Note: Collateral realized losses may include adjustments to loans liquidated in prior periods.

SPACE INTENTIONALLY LEFT BLANK

—O— Group 1 e 3 Months Moving Average
—{— Group 2 _— —
Collateral Loss Severity Approximation by Groups Collateral Loss Severity Approximation
100.0% 100.0%
r 90.0% F 90.0%
r 80.0% r 80.0%
r 70.0% F 70.0%
r 60.0% I 60.0%
r 50.0% r 50.0%
r 40.0% I 40.0%
r 30.0% r 30.0%
r 20.0% r 20.0%
r 10.0% r 10.0%
o-o-oHooHoHoHo-OHoHOHOHOHOHO-OHOHOHO-OHO-OHO-OHOH-OHOHOHOHO-OHOH0HO-0H: 0.0% 0.0%
Nov-01 Nov-01
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Statement to Certificateholders M or tgage PaSS_T h r Ough Cer t | fl Cates
Series 2001-3
Realized L oss Report for November 26, 2001 Distribution

Realized L oss Report - Collateral

DEFAULT SPEEDS GROUP 2 GROUP 1 TOTAL
MDR 0.00% 0.00% 0.00%
3 Months Avg MDR
12 Months Avg MDR
Avg MDR Since Cut-off 0.00% 0.00% 0.00%
CDR 0.00% 0.00% 0.00%
3 Months Avg CDR
12 Months Avg CDR
Avg CDR Since Cut-off 0.00% 0.00% 0.00%
SDA 0.00% 0.00% 0.00%

3 Months Avg SDA Approximation
12 Months Avg SDA Approximation
Avg SDA Since Cut-off Approximation 0.00% 0.00% 0.00%

L oss Severity Approximation for Current Period
3 Months Avg Loss Severity Approximation

12 Months Avg L oss Severity Approximation
Avg Loss Severity Approximation Since Cut-off

—O— Group1 E—
—{— Group 2 _—
CDR by Groups Total CDR
100.0% 100.0%
r 90.0%  90.0%
r 80.0%  80.0%
r 70.0% F 70.0%
r 60.0%  60.0%
r 50.0%  50.0%
r 40.0% I 40.0%
r 30.0% r 30.0%
r 20.0%  20.0%
r 10.0% r 10.0%
o-0-0-0-0-0-0-0-0-0-0-0-0-0-0-0-0-0-0-0-0-0-0-0-0-0-0-0-0-0-0-0-0-0-0-0° 0.0% 0-0-0-0-0-0-0-0-0-0-0-0-0-0-0-0-0-0-0-0-0-0-0-0-0-0-0-0-0-0-00-0-000 0.0%
Nov-01 Nov-01
SDA by Groups Total SDA
100% 100%
t 90% - 90%
+ 80% - 80%
t 70% - 70%
+ 60% r 60%
t 50% r 50%
t 40% r 40%
t 30% - 30%
t 20% - 20%
+ 10% r 10%
o-o-oHoHoHoHHoHHOHOHHOHOHOHOHOHOH OO OO OO OO 0% 0-0-0-0-0-0-0-0-0-0-0-0-0-0-0-0-0-0-0-0-0-0-0-0-0-0-0-0-0-0-0-0-0-0-0-0 %
Nov-01 Nov-01
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Statement to Certificateholders M or tgage PaSS_T h r Ough Cer t | fl Cates
Series 2001-3
Realized L oss Report for November 26, 2001 Distribution

Realized L oss Report - Collateral

—O— Group1 —_—
—O0— Group 2 e
CDR Avg since Cut-Off by Groups Total CDR Avg since Cut-Off
100.0% 100.0%
r 90.0% F 90.0%
r 80.0% F 80.0%
r 70.0% F 70.0%
r 60.0% F 60.0%
r 50.0% F 50.0%
r 40.0% F 40.0%
r 30.0% F 30.0%
r 20.0% L 20.0%
r 10.0% b 10.0%
oo oo oo o-oHoHoHo-ooo-o-oo-oooHoHoo-o-o-a-0- 0.0% O-0-0-0-0-0-0-0-0-0-0-0-0-0-0-0-0-0-0-0-0-0-0-0-0-O-0-O-0-V0-V0-0O00O0 0.0%
Nov-01 Nov-01
SDA Avg since Cut-Off by Groups Total SDA Avg since Cut-Off
100% 100%
r 90% r 90%
r 80% F 80%
r 70% r 70%
r 60% r 60%
r 50% r 50%
r 40% r 40%
r 30% r 30%
r 20% r 20%
r 10% r 10%
OHOHOHOHOHOHO-OHOHOHOHOHO- OO OO OO OO OO OO0 0% 0-0-0-0-0-0-0-0-0-0-0-0-0-0-0-0-0-0-0-0-0-0-0-0-0-0-0-0-0-0-0-0-0-0-00 %
Nov-01 Nov-01

COLLATERAL REALIZED LOSS CALCULATION METHODOLOGY

Monthly Default Rate (MDR):  (Beg Principal Balance of Liquidated Loans)/(Total Beg Principal Balance)
Conditional Default Rate (CDR):  1-((1-MDR)"12)
SDA Standard Default Assumption:  CDR/IF(WAS<61,MIN(30,WAS)*0.02,MAX (0.03,MIN(30,WAS)* 0.02-0.0095* (WA S-60)))
Average MDR over period between nth month and mth month (AvgMDRn,m):  [(1-MDRn) * (1-MDRn+1) *....... *(1-MDRm)]*(Y/months in period n,m)
Average CDR over period between the nth month and mth month (AvgCDRn,m):  1-((1-AvgM DRn,m)"12)
Average SDA Approximation over period between the nth month and mth month:
AvgCDRn,m/IF(Avg WASn,m<61,MIN(30,Avg WASn,m)*0.02,MAX (0.03,MIN(30,Avg WA Sn,m)* 0.02-0.0095* (Avg WA Sn,m-60)))
Average WASh,m: (WASnh+WASh+1+....... + WASM )/(number of monthsin the period n,m)
Loss Severity Approximation for current period: sum(Realized Loss Amount)/sum(Beg Principal Balance of Liquidated Loans)
Average Loss Severity Approximation over period between nth month and mth month: Avg(Loss Severityn,m)

Note: Default rates are calculated since deal issue date and include realized gains and additional realized losses and gains from prior periods.
Dates correspond to distribution dates.
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Statement to Certificateholders

Aames 2001-3
Mortgage Pass-Through Certificates
Series 2001-3

Realized L oss Detail Report for November 26, 2001 Distribution

Realized L oss Detail Report - Loans Liquidated During Current Distribution

SUMMARY

LOAN GROUP

Total Loan Count = 0O

Total Original Principal Balance= 0.00
Total Prior Principal Balance= 0.00
Total Realized Loss Amount = 0.00
Total Net Liquidation Proceeds= 0.00

LoanGroupl = Group 1 Group
Loan Group2 = Group 2 Group

Loan Number Origina Prior Current State &
& Loan Principal Principal Realized Note LTV a Original Origination
Loan Group Status Balance Balance Loss/(Gain) Rate Qrigination Term Date

SPACE INTENTIONALLY LEFT BLANK
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Aames 2001-3

_ Mortgage Pass-Through Certificates

Statement to Certificateholders

Series 2001-3

Triggers, Adj. Rate Cert. and Miscellaneous Report for November 26, 2001 Distribution

Triggers, Adj. Rate Cert. and Miscellaneous Report

TRIGGER EVENTS GROUP 2 GROUP 1 TOTAL
Delinquency Event Occurring? No No No
Cummulative Loss Event Occurring? No No No

ADJUSTABLE RATE CERTIFICATE INFORMATION GROUP 2 GROUP 1 TOTAL

SPACE INTENTIONALLY LEFT BLANK
ADDITIONAL INFORMATION GROUP 2 GROUP 1 TOTAL

SPACE INTENTIONALLY LEFT BLANK
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